Table 15. NYMEX Futures Prices of Crude Oil, Motor Gasoline, No. 2 Heating Oil, and Propane

(Crude Oil in Dollars per Barrel, all others in Cents per Gallon)

Mon Tue Wed Thu Fri Mon Tue Wed Thu Fri
11/5/2001  11/6/2001  11/7/2001  11/8/2001  11/9/2001  11/12/2001 11/13/2001 11/14/2001 11/15/2001 11/16/2001
Crude Oil (WTI, Cushing, Oklahoma)
December 2001 20.02 19.92 20.09 21.17 22.22 21.20 21.67 19.74 17.45 18.03
January 2002 20.24 20.11 20.28 21.37 22.46 21.54 21.90 20.01 17.84 18.37
February 2002 20.40 20.25 20.40 21.43 22.51 21.55 21.97 20.15 18.06 18.59
March 2002 20.54 20.37 20.49 21.45 22.48 21.50 21.97 20.22 18.27 18.79
Regular Gasoline (Reformulated, New York Harbor)
December 2001 53.79 53.92 54.63 57.64 60.71 57.50 58.01 53.37 48.84 50.22
January 2002 54.84 54.88 55.52 58.49 61.49 58.60 58.88 54.36 49.75 51.10
February 2002 55.91 55.93 56.49 59.37 62.31 59.30 59.83 55.41 50.90 52.13
March 2002 57.09 57.08 57.57 60.35 63.23 60.60 60.88 56.56 52.13 53.38
No. 2 Heating Oil (New York Harbor)
December 2001 57.56 57.13 57.18 60.72 62.68 60.15 60.93 56.12 51.09 52.18
January 2002 58.42 57.95 57.97 61.51 63.55 60.85 61.83 57.13 52.12 53.16
February 2002 58.67 58.25 58.22 61.56 63.60 60.90 62.03 57.53 52.57 53.66
March 2002 57.92 57.50 57.47 60.56 62.55 60.50 61.13 56.83 52.02 53.21
Propane (Mont Belvieu, Texas)
December 2001 36.30 35.50 36.00 35.75 36.50 35.50 35.75 34.25 31.50 31.00
January 2002 36.75 35.75 36.35 36.25 37.00 36.00 36.25 34.50 31.75 31.25
February 2002 36.00 34.75 35.35 35.25 36.00 35.00 35.25 33.50 30.25 30.50
March 2002 34.50 34.25 34.85 34.75 35.50 34.50 34.75 33.00 29.75 30.50
NA=Not Available
Note: See Technical Note 4, page 41, for more information about the data in this table.
Source: See page 36.
Figure 11. Daily Futures Price Differentials: First Delivery Month Less Second Delivery Month
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Note: See Technical Note 5, page 42, for more information about the data in this chart.

Source: See page 36.
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